Introduction
In this work we consider a multi-choice variant of the classical secretary problem. The standard secretary problem can be described as follows. A known number, say .lf , of items is to be presented one by one in random order so that all N! possible orders are equally probable. ' We assume that it is possible to rank all applicants from best to worst without restrictions. The decision to accept or reject an item is to be based only on the relative ranks of those applicants interviewed so far. If the observer has just rejected an applicant, he cannot recall her later.
The purpose is to maximize the probability of choosing the best candidate of the .lf applicants. For an extensive review on the secretary problem cf. l2l.
The solution of the standard problem is simple. The optimal strategy is to reject about lNle) candidates and then to choose the next candidate who is best in the relative ranking of the observed applicants. It turns out that the expected payoffby adoptingthis strategy tends to 7f e = 0.3679 as N --+ oo.
The multi-choice variant we are going to investigate is as follows. The decisionmaker is allowed to have just three choices with aim to choose exactly the three best candidates from a group of N applicants for a fixed lf e N.
We want to find the optimal rule to select three candidates so that the probability that they are the three best ones among the N applicants is maximum.
We shall use what we have called the 'nonfeasible domain' method (NFD) to find an expression of the probability of winning. The optimal stopping rule can be determined by maximizing the probability of winning.
2. (u,u,to) satisfying the condition z * u * w : 3.
Let us, for example, determine the probabitity P(,4(3,0,0)) . In practice, this can be done quite easily by using the nonfeasible domain method (NFD), i.e., by describing the event ,4(3,0,0) by a block diagram (see Figure 1) Using the NFD-method it is possible to find the respective probability of choosing the & best candidates. Maximizing this, we can fix the optimal stopping rule in the general /c-choice problem.
